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I PiedmontNatural Gas

April 13,2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator

Public Service Commission of South Carolina

101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re: Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end January 31,

2011.

If you have any questions, please feel free to contact me.

Sincerely,

Jenny Furr

Manager-Regulatory Reporting
704-731-4560

Jenny.Furr@Piedmontng.com

Enclosures

C: ORS

P.O. Box 33068 • Charlotte, North Carolina 28233

piedmontng.com

Natural Gas

April 13, 2011

Ms. Jocelyn Boyd
Chief Clerk and Administrator
Public Service Commission of South Carolina
101 Executive Center Drive, Suite 100

Columbia, South Carolina 29210

Re; Docket No. 2001-410-G.

Dear Ms. Boyd:

Enclosed is Piedmont's Deferred Account-Hedging Program report for the period end January 31,

2011.

If you have any questions, please feel free to contact me.

erel

Jenny I'urr
Manager-Regulatory Reporting
704-731-4560
Jenny. Furr@Piedmontng.corn

Enclosures

C: ORS

PD Box 33068 Charlotte, North Carolina 28233
piedmontng.com
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ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of ]rade Building

1 H W. Jnckson BI yd. ° Suih:' I_()0A

Chica?_, [llinios 60604-3190

MONIHLY COMMODIIY SIAIEMENI

STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

* * * * * * * * * * YOUR ACTIVITY THIS MONTH * * * * * * * * * * * * * *

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C NET PREM US 77,172.00

1/04/1 13 CALL OCT ii NYM NAT GAS E 6200 C NET PREM US 24,901.50

1/04/1 WIRE TRANSFER REC WIREREC US 77,172.00

WIRE TRANSFER RECEIVED

1/05/1 WIRE TRANSFER REC WIREREC US 24,901.50

WIRE TRANSFER RECEIVED

1/27/1 12 CALL FEB ii NYM NAT GAS E 5850 C EXPIRE US .00

1/27/1 12 CALL FEB ii NYM NAT GAS E 6800 C EXPIRE US .00

1/27/1 II CALL FEB II NYM NAT GAS E 6850 C EXPIRE US .00

1/27/1 12 CALL FEB ii NYM NAT GAS E 7750 C EXPIRE US .00

1/27/1 12 CALL FEB ii NYM NAT GAS E 9350 C EXPIRE US .00

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C NET PREM US 59,899.50

* * * * * * * * * * * * * * * * P O S I T I ONS IN YOUR ACCOUNT * * * * * * * * * * * * * * * * * *

10/25/0 8 CALL APR ii NYM NAT GAS E 4300 C .2300 US 24,744.00

8* OPTION MARKET VALUE .3093 24,744.00"

10,480.00 LIM EXPIRE 3/28/11

AVERAGE LONG: .23000

LAST TRADE DATE: 3/28/11

10/25/0 8 CALL MAY ii NYM NAT GAS E 4350 C .2475 US 27,840.00

8* OPTION MARKET VALUE .3480 27,840.00"

9,600.00 LIM EXPIRE 4/26/11

AVERAGE LONG: .24750

LAST TRADE DATE: 4/26/11

10/27/0 I0 CALL JUN 11 NYM NAT GAS E 4700 C .2380 US 24,670.00

I0" OPTION MARKET VALUE .2467 24,670.00"

EXPIRE 5/25/11

AVERAGE LONG: .23800

LAST TRADE DATE: 5/25/11

10/29/0 9 CALL JUN ii NYM NAT GAS E 4750 C .2350 US 20,574.00

9* OPTION MARKET VALUE .2286 20,574.00"

EXPIRE 5/25/11

AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

10/25/0 8 CALL JUL ii NYM NAT GAS E 4750 C .2400 US 23,080.00

8* OPTION MARKET VALUE .2885 23,080.00"

EXPIRE 6/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIG'{T 70 HAVE DIFFEREI',_CES OR OBJECTIONS

CORRE(';1 ED WILL BE DEEME:D YC, UR A.GREEMENT THAT T}"IS STAFEMEN_r IS CORRECT AN[) RATIFIED,

? Yf&T)M I, JVFS I OR SFRVICES, t "A'C./''hie I ri 15&,frrl &It l(l le 15(tt,(ltn„'

ll ty l,icl 'r ti lll(d 'uit lhi!OA

ADM &.'Iiir,i i&, lllirii( hf!(rfif-T I irl

1/('1 1.1 Y 1,'Otlf loot IY!5 I A I I t ll II I

STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBER& 121 X121

INTRODUCED BY: RBC WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS Co
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
Po BOX 33068
CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATBMENT THAT YOU
ARE UNABLE To RESOLVE WITH YOUR BROKER,
PLEASB CONTACT ADMZS CUSTOMER SERVICB AT
1/800/654-0461 OY 312/242-720D.

DATE

1/03/1

1/04/1
1/04/1

* * Y 0 U R A C T I V I T Y I E I S M 0 N T H

LONG/SUY SERT/SELL DESCRIPTION EX PRZCE/LEGND CC DEBIT

13

CALL JAN 12 NYM NAT GAS E 6300 C NET PREM US 77, 172.00

CALL OCT 11 NYM NAT GAS E 6200 C NET PREM US 24,901.50
WIRE TRANSPER REC WIREREC US
WIRS TRANSFER RECEIVBD

CREDIT

77,172.00

1/05/1

1/27/1
I/27/1
1/27/1
1/27/1
1/27/1

12
12
11
12
12

WZRE TRANSPER REC
WIRE TRANSPBR RSCRIVBD

CALL PBS 11 NYM NAT GAS E 5850 C
CALL FEB 11 NYH NAT GAS E 6800 C
CALL PEB 11 NYM NAT GAS E 6850 C
CALL PBB 11 NYM NAT GAS E 7750 C
CALL FEB 11 NYM NAT GAS E 9350 C

WIRERBC US

EXPIRE US
EXPIRE US
EXPIRE US
EXPIRE US
BXPZRE UB

24,901.50

.00

.DD

.DD

.00

.00

I/31/1 CALL FEB 12 NYM NAT GAS E 635D C NBT PREM US 59.899.50

* P 0 S I T I 0 N S I N Y 0 U R ACCOUNT * *

10/25/0

10/25/0

10/27/0

8
8*

8
8 ~

10
1D*

CALL APR 11 NYM NAT GAS E 4300 C
OPTION MARKET VALUE

10,480.00 LIM EXPIRE 3/28/11
AVERAGE LONG: .23000

LAST TRADE DATE: 3/28/11

CALL MAY 11 NYN NAT GAS B 4350 C
OPTION MARKET VALUE

9,600.00 LIM EXPIRE 4/26/11
AVBRAGB LONG: .24750

LAST TRADE DATE: 4/26/11

CALL JUN 11 NYM NAT GAS S 4700 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGE LONG: .23800

.2300 US

.3093

.2475 US

.3480

.2380 US

.2467

24,744.00
24,744.00

27,840.00
27,840.00*

24,670.00
24,670.00*

1D/29/0

10/25/D

9
9*

8
8*

LAST TRADB DATE: 5/25/11

CALL JUN 11 NYN NAT GAS E 4750 C
OPTION MARKET VALUB

EXPIRE 5/25/11
AVERAGE LONG: .23500

LAST TRADE DATE: 5/25/11

CALL JUL 11 NYN NAT GAS B 4750 C
OPTION MARKET VALUE

EXPIRE 6/27/11
AVERAGE LONG: .24000

.2350 US

.2286

.2400 US

.2885

20,574.00
20,574.00*

23,080.00
23,080.00*

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC. a Ylholly owne(t subsidiary of:he Archer Dar iols t(1 dla d Coo&oaoy
I'LEA, E RFROF'NY O FFERFN ES OR OO iECTIO'l., &MLIEOIATELY YOIJR FAfLJRF To ltlell OIATELY EXERCiSE YOUR Ri(i 1( fo RA''"" Olf =I &Ff: OF (Rr ': l(l f

'

Olitrt i lt fir'1 I 1 t- At*-,1" O ,'l l, AO &EEI/EIIT Tl,;I lt IS STAi'Ft'EiJT iS.A!RRE( T TI R rlAT'1IEll.



Piedmont Natural Gas

Reconciliation of ADM statement to SC Hedging Activity and Recon
January-11

(2)

24
13
29
66

15.50
1,023.00

A

A

A

}- of A's

Commission and Fees rate

Total Commission and Fees (Expenditures)

(2)

(1)

77,172.00
24,901.50
59,899.50

161,973.00
1,023.00

160,950.00

B

B

B

of B's

Less: Fees (Expenditures)
Option Premium

D

D

D

_" of D's

Activity in Account
Debits Credits

77,172.00
24,901.50

59,899.50

161 973.00

77,172.00
24,901.50

(3)

102,073.50

102,073.50

(161,973.00)
(59,899.50)

59,899.50

C

C

of C's

)" of C's

of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 12/10
ADM accrual in 1/11

P&L and Cash Activity

(5)
15.50

E

E

T of E's

Commission and Fees rate
Total Fees (Receipts)

(4)
(5)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

(6) - Interest from ADM

Piedmont Natural Gas
Reconcihation of ADM statement to SC Hedging Activity and Recon

January-11

(2)

24
13
29
66

15. 50
1,023.00

A

A

A

Z of A'

Commission and Fees rate
Total Commission and Fees (Expenditures)

(2)

(()

77,172.00
24,901.50
59,899.50

161,973 00
1,023.00

160,950.00

B

B

B

7 of B's

Less: Fees (Expenditures)
Option Premium

Actrv) in Account
Debits Credits

D 77,172.00
D 24,901.50

59,899.50

77,172.00 c
24,901.50 C

X of D's 161,973.00 102,073.50 Z of C's

102,073.50
~161,973 DD

(59,899.50)

59,899.50

X of C's

X of D's

P&L and Cash Activity per ADM statement
Reverse ADM accrued 12/10
ADM accrual in 1/11
P&L and Cash Activity

E

E

Z of E's

15.50 Commission and Fees rate
Total Fees (Receipts)

(4)

(s)

Proceeds from positions (Receipts)
Total Fees (Receipts)
Futures P&L per ADM statement

Interest from ADM



ADM

ADM INVESTOR SERVICES, INC.

ChiCk]g() Bo_'lrd ()f l'l'ado Buikting

l-:U W, lack_on l_lvd • Sulk' lo00A

C]'d,.agt+, [llini,..',s 60604-3 [00

MONI'-tL.Y COMMODIfY SIAl EMENI

PAGE

STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

9/28/0 9 CALL MAY ii NYM NAT GAS E 4900 C .2500 US 12,267.00

9* OPTION MARKET VALUE .1363 12,267.00-

EXPIRE 4/26/11

AVERAGE LONG: .25000

LAST TRADE DATE: 4/26/11

10/25/0 8 CALL AUG II NYM NAT GAS E 4950 C .2450 US 21,616.00

8* OPTION MARKET VALUE .2702 21,616.00"

EXPIRE 7/26/11

AVERAGE LONG: .24500

LAST TRADE DATE: 7/26/11

10/27/0 9 CALL SEP ii NYM NAT GAS E 5350 C .2380 US 18,648.00

9* OPTION MARKET VALUE .2072 18,648.00"

EXPIRE 8/26/11

AVERAGE LONG: .23800

LAST TRADE DATE: 8/26/11

10/18/0 12 CALL OCT ii NYM NAT GAS E 5500 C .2650 US 27,252.00

12. OPTION MARKET VALUE .2271 27,252.00*

EXPIRE 9/27/11

AVERAGE LONG: .26500

LAST TRADE DATE: 9/27/11

8/11/0 9 CALL MAR 11 NYM NAT GAS E 5600 C .2900 US 162.00

9* OPTION MARKET VALUE .0018 162.00"

EXPIRE 2/23/11

AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

11/17/0 i0 CALL NOV ii NYM NAT GAS E 5600 C .2550 US 23,860.00

i0. OPTION MARKET VALUE .2386 23,860.00*

EXPIRE 10/26/11

AVERAGE LONG: .25500

LAST TRADE DATE: 10/26/11

10/29/0 40 CALL NOV ii NYM NAT GAS E 5700 C .2850 US 86,640.00

40* OPTION MARKET VALUE .2166 86,640.00"

EXPIRE 10/26/11

AVERAGE LONG: .28500

LAST TRADE DATE: 10/26/11

8/26/0 7 CALL JUL ii NYM NAT GAS E 5900 C .1850 US 3,696.00

7* OPTION MARKET VALUE .0528 3,696.00*

EXPIRE 6/27/11

AVERAGE LONG: .18500

LAST TRADE DATE: 6/27/11

ADM INVESTOR SERVICES, INC, a wholly owned subsidiary of the Archer Daniels Midlar_d Company,
PLEASE REPOR-ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT ro HAVE DIFFEqEI'4CES OR OBJECTIONS

CORRECTED WILL BE DEEMED YOUR AGP, EEMENT TH/:'.,] rillS STATEMENT IS CORRECTAND RATIFIED.

i ETa,IN FO_; IAX H! (_ ADS SUBiEC_ fO Ti[;_MS ANDCOND![ IOP4%O_4REVER'_ESl['E .':{'OED "_VM _'."- ARiL AiN_r_ O'_!!_". _RL:t Lq[)_

? Al&%1 1'YIVFSTOR SERVICFS, 1A'C.

C hi& J,;&i tt&ierd &it Ir idc Ituf',diff
I.ll EV I, i tv&&It ISii d ~ Suit, Ir ill lA

ADM & I»&,f.,u, Itiinii r hfttff!6-Si iit

I&CA I I.Y & ntrtln'i& IT SI All trl ill

PAGE 2

STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER& 121 X2068

SALESMAN NUMBER& 121 X121

INTRODUCED BY: RBC WEALTH ~ MANAGEMENT
37043264-2767

PIBDNONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVB ANY QUESTIONS OR ISSUES
RSQARDINQ YOUR STATEMENT THAT YOU
ARS UNASLS TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

9/28/0 9
9

CALL MAY 11 NYM NAT QAS E 4900 C
OPTION MARKET VALUE

BXPIRE 4/26/11
AVERAGE LONG& .25000

LAST TRADE DATS& 4/26/11

.2500 Us

.1363

LONG/SUY SHET/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

12.267.00
12,267.00*

10/25/0 8
8

CALL AUG 11 NYM NAT GAS 8 4950 C
OPTION MARKET VALUE

BXPIRE 7/26/11
AVERAGE LONG& .24500

.2450 US

.2702
21, 616. 00
21. 616 . 00*

10/27/0 9
9*

LAST TRADE DATE: 7/26/11

CALL SEP 11 NYM NAT GAS S 5350 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVERAGE LONG& .23800

LAST TRADE DATE& 8/26/11

.2380 US

.2072
18,648.00
18,648.00*

10/18/0 12
12*

CALL OCT 11 NYM NAT GAS B 5500 C
OPTION MARKET VALUE

EXPIRE 9/27/11
AVERAGE LONQr .26500

.2650 US

.2271
27,252.00
27,252.00

8/11/0

11/17/0

10/29/0

9
9*

10
10

40
40*

LAST TRADE DATE; 9/27/11

CALL MAR 11 NYM NAT GAS B 5600 C
OPTION MARKET VALUE

BXPIRE 2/23/11
AVERAGE LONG: .29000

LAST TRADE DATE: 2/23/11

CALL NOV 11 NYM NAT GAS S 5600 C
OPTION MARKET VALUE

EXPIRE 10/26/11
AVSRAGE LONG: .25500

LAST TRADE DATE& 10/26/11

CALL NOV 11 NYN NAT QAS E 5700 C
OPTION NARKBT VALUE

EXPIRB 10/26/11
AVERAGE LONG: .28500

.2900 US

. 0018

.2550 US

.2386

.2850 US

.2166

162.00
162.00*

23,860.00
23,860.00*

86,640.00
86,640.00*

8/26/0 7
7*

LAST TRADE DATE: 10/26/11

CALL JUL 11 NYN NAT GAS 8 5900 C
OPTION NARKBT VALUE

EXPIRE 6/27/11
AVERAGE LONG: .18500

LAST TRADE DATS& 6/27/11

.1850 US

.0528
3,696.00
3,696.00*

ADM INVESTOR SERVICES, INC. a whnlty nwned subsidiary of the Archer Daniels M dlsinc'o&upas y

I LEASL R! I'OF &I Yn'FFERENCE GR Oe&ECTIOitle 1st IrGIATELV VOUR FAILURE 0 IMIAEDIATELY EYERCISE YOUR RIG IT TO t&AV'= OIFFE I I'CES OI I eu
Cnf1RECIED wl L RL &IE 'li O Vr:&,n A!1REEt/EIII If''Al rt-Is STATEMEIJT Is COIIRECT Al '0 TATIFI I,



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Trade Building
]4] W, Jackson Bird * Suite ]600A

Chicago [llinios 606(}4-3lg0
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

8/31/0 8 CALL SEP Ii NYM NAT GAS E 5900 C .2750 US 8,952.00

8* OPTION MARKET VALUE .1119 8,952.00*

EXPIRE 8/26/11

AVERAGE LONG: .27500

LAST TRADE DATE: 8/26/11

9/30/0 12 CALL OCT ii NYM NAT GAS E 5900 C .2400 US 18,240.00

12" OPTION MARKET VALUE .1520 18,240.00,

EXPIRE 9/27/11

AVERAGE LONG: .24000

LAST TRADE DATE: 9/27/11

12/02/0 35 CALL DEC ii NYM NAT GAS E 5900 C .3050 US 80,010.00

35* OPTION MARKET VALUE .2286 80,010.00-

EXPIRE 11/25/11

AVERAGE LONG: .30500

LAST TRADE DATE: 11/23/11

8/31/0 7 CALL AUG ii NYM NAT GAS E 5950 C .2200 US 5,362.00

7* OPTION MARKET VALUE .0766 5,362.00*

EXPIRE 7/26/11

AVERAGE LONG: .22000

LAST TRADE DATE: 7/26/11

4/30/0 17 CALL MAY ii NYM NAT GAS E 6100 C .3400 US 1,921.00

17- OPTION MARKET VALUE .0113 1,921.00.

EXPIRE 4/26/11

AVERAGE LONG: .34000

LAST TRADE DATE: 4/26/11

3/31/0 26 CALL APR 11 NYM NAT GAS E 6200 C .3000 US 676.00

26* OPTION MARKET VALUE .0026 676.00*

EXPIRE 3/28/11

AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11

1/04/1 13 CALL OCT Ii NYM NAT GAS E 6200 C .1900 US 14,534.00

13" OPTION MARKET VALUE .1118 14,534.00-

EXPIRE 9/27/11

AVERAGE LONG: .19000

LAST TRADE DATE: 9/27/11

9/22/0 8 CALL SEP ii NYM NAT GAS E 6250 C .1650 US 5,968.00

8* OPTION MARKET VALUE .0746 5,968.00*

EXPIRE 8/26/11

AVERAGE LONG: .16500

LAST TRADE DATE: 8/26/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TD i.tAV(-: DIFFEREt",,CE:; OF OB E(TiO'q:

COF_REC'I'ED WILl _-_,EDEEMED Y('}'UF ._AGREEMENT t HA1- THIS STATEMENT IS CORREC1 AND RATiFIE[},

? ADI(/I INVESTOR SERVIOES, IVII:.
I. I1ICI" &1 II(ftld of IIYfd('(il (llrl"/ 11«'t, (» l(16 ((» (()OA

ADM Chir,« ii, lllini& A hffh(!6-'l l f(I

I/ .I.I. Y ('Ot/fle;IIY SIAIL 'I NI
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STATEMENT DATE: JAM 31, 2011

ACCOUNT NUMBER( 121 X2068

SALESMAN NUMBER: 121 X121

INTRODUCED BY: RSC WEALTH MANAGBMBNT
(704&264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

IP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARE UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMIS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DATE

8/31/0
LONG/BUY SERT/SELL DESCRIl'TION SX PRICE/LEGND CC

8
8*

.2750 US

. 1119
CALL SEP 11 NYM NAT GAB E 5900 C

OPTION MARKET VALUB
EXPIRE 8/26/11

AVERAGE LONG( .27500

DEBIT CREDIT

8,952.00
8,952.00*

9/30/0

12/02/0

12
12*

35
35

LAST TRADE DATE( 8/26/11

CALL OCT 11 NYM MAT GAS B 5900 C
OPTZON MARKBT VALUE

EXPIRE 9/27/11
AVEIU(GE LONG: .24000

IJLST TRADE DATE: 9/27/11

CALL DEC 11 NYM NAT GAS S 5900 C
OPTION MARKET VALUE

EXPIRE 11/25/11
AVERAGE LONG: .30500

.2400 US

. 1520

.3050 US

.2286

18,240.00
18,240.00*

80,010.00
80. 010. 00

8/31/0

4/30/0

3/31/0

1/04/1

9/22/0

7
7*

17
17

26
26*

13
13

8
8*

LAST TRADE DATE: 11/23/11

CALL AUG 11 NYM NAT GAS E 5950 C
OPTION MARKET VALUE

EXPIRE 7/26/11
AVSRAGB LONG: .22000

LAST TRADE DATB( 7/26/11

CALL MAY 11 NYM NAT GAS B 6100 C
OPTION MARKBT VALUE

EXPIRE 4/26/11
AVSRAGB LONG: .34000

LAST TRADE DATE( 4/26/11

CALL APR 11 NYM NAT GAS E 6200 C
OPTION MI(REST VALUE

EXPIRE 3/28/11
AVERAGE LONG: .30000

LAST TRADE DATE: 3/28/11
CALL OCT 11 NYM NAT GAS E 6200 C

OPTION MARKET VALUE
EXPIRE 9/27/11

AVSRAGE LONG( . 19000

LAST TRADE DATE: 9/27/11

CALL SEP 11 NYM NAT GAS E 6250 C
OPTION MARKET VALUE

EXPIRE 8/26/11
AVSRAGE LONG: .16500

LAST TRADE DATE: 8/26/11

.2200 US
,0766

.3400 US
. 0113

.3000 US

.0024

.1900 US

.1118

.1650 VS

.0746

5.362.00
5.362.00*

1,921.00
1,921.00*

676.00
676.00*

14,534.00
14,534.00*

5,968.00
5,968.00*

AOM INVESTOR SERVICES. INC. 8 wholly owned subsidlsry of '.he Archer Dscfefs I'.1 el&1 r.'ofnue&sv
I LLAFE REPOR Yt Y DIFF: fft NC. S GF Oo FC IG'I, llf feo(AI'ELY YGJR FAILURE- Gift&I,OIATFLY FYF &CIFF 'OL.", Il IT I, U(T: I lf "'FI('.='IF& CI*
(( IVtf flrt I& 7/I i I(t IIEEM! Il 'Tcl I& 4( nel I't NT It'41 rl IS STATE( I IIT IS CORI E( I ANO '1ATil IEO



ADM

ADM INVESTOR SERVICES, INC.

Chicago Board of Ii"ade Building

]41 W. Jackson Blvd. ,, Suite ]600A

Chi ca go, I]li nios 60604-3190
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC-WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

DATE LONG/BUY SHRT/SELL DESCRIPTION EX PRICE/LEGND CC DEBIT CREDIT

1/03/1 24 CALL JAN 12 NYM NAT GAS E 6300 C .3200 US 47,472.00

24* OPTION MARKET VALUE .1978 47,472.00*

EXPIRE 12/27/11

AVERAGE LONG_ .32000

LAST TRADE DATE: 12/27/11

1/31/1 29 CALL FEB 12 NYM NAT GAS E 6350 C .2050 US 58,058.00

29* OPTION MARKET VALUE .2002 58,058.00*

EXPIRE 1/26/12

AVERAGE LONG: .20500

LAST TRADE DATE: 1/26/12

5/24/0 9 CALL MAR ii NYM NAT GAS E 6500 C .3000 US 9.00

9* OPTION MARKET VALUE .0001 9.00*

EXPIRE 2/23/11

AVERAGE LONG: .30000

LAST TRADE DATE: 2/23/11

7/30/0 8 CALL AUG ii NYM NAT GAS E 6750 C .2400 US 2,096.00

8* OPTION MARKET VALUE .0262 2,096.00*

EXPIRE 7/26/11

AVERAGE LONG: .24000

LAST TRADE DATE: 7/26/11

6/01/0 18 CALL JUN ii NYM NAT GAS E 6900 C .2050 US 720.00

18" OPTION MARKET VALUE .0040 720.00*

EXPIRE 5/25/11

AVERAGE LONG: .20500

LAST TRADE DATEz 5/25/11

3/15/0 i0 CALL MAR ii NYM NAT GAS E 7000 C .3300 US i0.00

i0- OPTION MARKET VALUE .0001 i0.00"

EXPIRE 2/23/11

AVERAGE LONG: .33000

LAST TRADE DATE: 2/23/11

7/01/0 8 CALL JUL ii NYM NAT GAS E 7000 C .2450 US 680.00

8* OPTION MARKET VALUE .0085 680.00*

EXPIRE 6/27/11

AVERAGE LONG: .24500

LAST TRADE DATE: 6/27/11

3/02/0 18 CALL MAR 11 NYM NAT GAS E 8500 C .2300 US 18.00

18" OPTION MARKET VALUE .0001 18.00"

EXPIRE 2/23/11

AVERAGE LONG: .23000

LAST TRADE DATE: 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.
PLEASE REPORT ANY D FFERENCES OR OBJECTIONS IMMEDIATELY, YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGi'IT TO HAVE DIFFE:4ENCES OR OB!ECTIONS

C(]FiREC1ED WILt. BE DEEMED YDUR AGREEMENT 1HAT ]"HIS STATEMENT IS CORR&CT AN[) RATIFIED.

J( D(VI IXIX'I:.S IOR SERVICES, I A'C.

L
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STATEMENT DATE) JAN 31, 2011

ACCOUNT NUMBER I 121 X2068

SALESMAN NUMBER) 121 X121

INTRODUCED BY: RBC. WEALTH MANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO SOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVB ANY GUBSTIONS OR ISSUBS
REGARDINQ YOUR STATEMENT THAT YOU
ARB UNABLE TO RESOLVE WITH YOUR BROKER,
PLEASE CONTACT ADMZS CUSTOMER SERVICE AT
1/800/654-0461 or 312/242-7200.

DaTE

1/03/1

LONG/SUY SERT/SELL DESCRIPTION HX PRICS/LEGND CC

24
24*

.3200 US

.1978
CALL JAN 12 NYM NAT GAS E 6300 C

OPTION MARKET VALUE
EXPIRE 12/27/11

AVERAGE LONG: .320DD

LA6T TRADE DATSI 12/27/11

DEBIT CREDIT

47,472.00
47,472.00*

1/31/1 29
29*

CALL PEB 12 NYM NAT QAS E 6350 C
OPTION MARKET VALUE

EXPIRE 1/26/12
AVERAGE LONG) .20500

.2050 US

.2002
58,058.00
58.058.00

5/24/0

7/30/0

9
9*

8
8*

LAST TRADB DATE) 1/26/12

CALL MAR 11 NYM NAT GAS R 6500 C
OPTIOII NARKBT VALUE

EXPIRE 2/23/11
AVBRAGB LONG: .30000

LAST TRADE DATE: 2/23/11

CALL AUG 11 NYM NAT GAS E 6750 C
OPTION MARKET VALUB

EXPIRB 7/26/11
AVERAGE LONG: .24000

.3000 US

.0001

.2400 US

.0262

9.00
9.00*

2,096.00
2,096.00*

6/01/0

3/15/D

7/01/0

18
18*

10
1D*

8
8*

LAST TRADE DATS) 7/26/11

CALL JUN 11 NYM NAT QAS E 6900 C
OPTION MARKET VALUE

EXPIRE 5/25/11
AVERAGE LONG: .20SDD

LasT Tsaf)s oars: s/Zs/11
CALL MAR 11 NYN NAT QAS E 7000 C

OPTION MARKET VALUE
EXPIRE 2/23/11

AVERAGE LONG: .33DDD

LAST TRADE DATE: 2/23/11

CALL JUL 11 NYM NAT GAS R 7000 C
OPTION MARKET VALUE

BXPZRB 6/27/11
AVERAGE LONG) .24500

.2050 US

.DD40

.3300 US

.0001

.2450 US

.0085

720.00
72D.DD

10.00
1D. 00*

680.00
680.00*

LAST TRADB DATE: 6/27/11

3/02/0 18
18

CALL MAR 11 NYM NAT GAS E 8500 C
OPTION MARKET VALUE

BXPIRE 2/23/11
AVERAGE LONG: .23000

.230D US

. 0001
18.00
18.00*

LAST TRADE DATE) 2/23/11

ADM INVESTOR SERVICES, INC. a wholly owneci subsidiary of:he Archer Daniels Midland Con)Deny,
I'IF)EF RII'Ol- ohr n FI ERI W 5 OR Or IEC IOVS IMYIECIATELY Yourl FAILORE O IIPAECIATFI V FXLRCI F YOLiR RIC IT TO tilw. CIF=E IFI Ic 'lF Oi,
Col'IRL)TILR IIILI Rt llf-",-",I I )I I': Fn)IEEUEIII IHAT Ii-ls ETAiFNEIII'r CDllflt Cl At,f) Alii, I. I)
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ADM INVESTOR SERVICES, INC.
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STATEMENT DATE: JAN 31, 2011

ACCOUNT NUMBER: 121 X2068

SALESMAN NUMBER: 121 XI21

INTRODUCED BY: RBC.WEALTH.MANAGEMENT

(704)264-2767

PIEDMONT NATURAL GAS CO

SOUTH CAROLINA ACCOUNT

ATTN ROB THORNTON

PO BOX 33068

CHARLOTTE NC 28233-3060

IF YOU HAVE ANY QUESTIONS OR ISSUES

REGARDING YOUR STATEMENT THAT YOU

ARE UNABLE TO RESOLVE WITH YOUR BROKER,

PLEASE CONTACT ADMIS CUSTOMER SERVICE AT

1/800/654-0461 or 312/242-7200.

I. BEGINNING ACCT BALANCE

2. P&L AND CASH ACTIVITY

3. ENDING ACCT BALANCE

5. NET OPTION PREMIUM

8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARKET

ii. CONVERTED ACCT VALUE US

*** SEG USD ***

.00

59,899.50-

59,899.50-

161,973.00-

559,775.00

499,875.50

499,875.50

*** CURRENT MONTH ***

OPTION PREMIUM US 161,973.00-

*** YEAR-TO-DATE ***

161,973.00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of the Archer Daniels Midland Company.

PLEASE REPORT ANY DIFFERENCES OR OBJECTIONS IMMEDIATELY. YOUR FAILURE TO IMMEDIATELY EXERCISE YOUR RIGHT TO HAVE DIFFERENCES OR OBJECTIONS

CORF'_ECTED WILL BE DEEMED YOUR AGREEMENT THAT THIS STATEMENT IS CORRECTAND RATIFIED.

!iFTAIN_::'_ AX !qi ( ! _['S StJ_;,_ZC_TO TE,_M ANDCONP r!,,)r,_S_!_1REVERSEf;iD_ L'ODED %YM_;(_[_ ;,R_ _"_': AItIE{_ QN ;_ " I R::'. _1[_[

? Anwf IVVrR I OR SRRVfOI)S, r&C.
( hil,ii(ii I)li)r. I i)f ltadi l(iuldin„

I I I (3 fni I')ri III)"d ~ Suite I I l)i!A

ADM L lii),ii i, Iilini.)s hilh(!J-R I I(I

MON I I Y I'l)trt)o .II 1 si 'll'IAI )II
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STATENENT DATB ) UAN 3 1, 2 0 11

ACCOUNT tiUMBER) 121 X2068

SALESMAN NUMBER) 121 X121

INTRODUCED BY: RBC WEALTH 'ANAGEMENT
(704)264-2767

PIEDMONT NATURAL GAS CO
SOUTH CAROLINA ACCOUNT
ATTN ROB THORNTON
PO BOX 33068
CHARLOTTE NC 28233-3060

ZP YOU HAVE ANY QUESTIONS OR ISSUES
REGARDING YOUR STATEMENT THAT YOU
ARB UNABLE To RESOLVE WITH YOUR BRORER,
PLEASE CONTACT ADNIS CUSTOMBR SSRVZCB AT
I/800/654-0461 or 312/242-7200.

1. BEGINNING ACCT BALANCE
2. P&L AND CASH ACTIVITY
3. ENDING ACCT BALANCB
5. NET OPTION PRBMIUN
8. OPTIONS MARKET VALUE

9. ACCT VALUE AT MARRET
11. CONVERTED ACCT VALUE US

* SEG USD *

.00
59.899.50-
59,899.50-

161, 973. 00-
559,775.00

499,875.50
499,875.50

* * CURREMT MONTH ** ** YEAR-TO-DATE

OPTION PREMIUM US 161,973.00- 161, 973. 00-

ADM INVESTOR SERVICES, INC. a wholly owned subsidiary of lite Archer Daniels IYIidlanc Company

PLEAS) R POP )NY DIFF RFN)TES OR ODIEC IONS !tall'I DIATELY YoiJR FAIL JRF TO IMMEDIATELY FXERCIEE YOUR RICHT To HAVE DIF I IFI CE c'R o( FC'll NS

,.Oft(IFCTFD Vli L HE liFEM' rl i n AFREEMt NT Tl AT THIS STA1Et'ENT IS CORRFCT 'll D RAT)FIED



South Carolina

Repo_ as of 113112011 Close

Pe_od OHginal Purchase Realized Value
CosVProceeds

$949,450 $2,424,270Closed Positions - May-2002/April-2003 Review
Closed Positions - May-2003/April-2004 Review
Closed Positions - May-2004/April-2005 Review
Closed Positions - May-2005/April-2006 Review
Closed Positions - May-2006/April-2007 Review
Closed Positions - May-2007/April-2008 Review

Closed Positions - May-2008/April-2009 Review
Closed Positions - May-2009/April-2010 Review
Closed Positions - May-2010/February-2011 Review
Total Closed Positions Review Periods

$1,065,640
$851,680

$400,810
$795,290

$2,463,690 $4,925,500
$3,369,220

$2,908,420
$3,446,030
$3,599,735
$2,047,980

($1,385,730)
$1,159,981

($6,147,835)
($12,587,530)

($3,938,546)

Net Value Realized

Gain or (Loss)
$1,474,820

($664,830)
($56,390)

$2,461,810

($4,754,950)
($1,748,439)
($9,593,865)

($16,187,265)
($5,986,526)

$20,701,845 ($14,353,790) ($35,055,635)
Open Positions Total $1,036,220 $559,775

$21,738,065Closed/Open Postion TOTALS ($13,794,015)
($476,445)

($35,532,080)

Period

South Carolina
Re ort aa of 1/31/2011 Close

Original Purchase
Coat/Proceeds Realized Value Net Value Realized

Gain or Lose
Closed Positions - Ma -2002/A ril-2003 Review
Closed Positions - Ma -2003/A ril-2004 Review
Closed Positions - Ma -2004/A ril-2005 Review
Closed Positions - Ma -2005/A ril-2006 Review
Closed Positions — Ma -2006/A ril-2007 Review
Closed Positions — Ma -2007/A ril-2008 Review
Closed Positions - Me -2008/A ril-2009 Review
Closed Positions - Ma -2009/A ril-2010 Review
Closed Positions — Ma -2010/Februa -2011 Review
Total Closed Positions Review Periods
0 en Positions Total
Closed/0 en Postion TOTALS

$949,450
$ 1,065,640

$851,680
$2,463,690
$3,369,220
$2,908,420
$3,446,030
$3,599,735
$2,047,980

$20,701,845
$ 1,036,220

$21,738,065

$2,424,270
$400,810
$795,290

$4,925,500
($1,385,730)

$ 1,159,981
($6,147,835)

($ 12,587,530)
($3,938,546)

($ 14,353,790)
$559,775

($ 13,794,015)

$1,474,820
($664,830)

($56,390)
$2,461,810

($4,754,950)
($ 1,748,439)
($9,593,865)

($ 16,187,265)
($5,986,526)

($35,055,635)
($476,445)

($35,532,080)



Open Positions South Carolina

Report as of 1131/2011 Close

r JC°unter Tred. Date MMBtu. StrikelFlxed Purchase Purch'." Tred. / NYMEX ' M.rket Value Net ValU" v'"
Period Tool party Purchased Pr ce Price Cost/Proceeds Expiration Market Current MarketPer Month Date Price Value

Mar-11 Call NYMEX 3/2/2010 180,000 $8.50 $0.2300 $41,400 02/23/2011 E $0.0001 $18 ($41,382

Mar-11 Call NYMEX 311512010 100,000 $7.00 $0.3300 $33,000 02/23/2011 E $0.0001 $10 ($32,990)

Mar-11 Call NYMEX 512412010 90,000 $6.50 $0.3000 $27,000 0212312011 E $0.0001 $9 ($26,991)
Mar-11 Call NYMEX 8/11/2010 90,000 $5.60 $0.2900 $26,100 02/23/2011 E $0.0018 $162 ($25,938)

Apr-11 Call NYMEX 3/31/2010 260,000 $6.20 $0.3000 $78,000 03/28/2011 E $0.0026 $676 ($77,324)
Apr-11 Call NYMEX 10/25/2010 80,000 $4.30 $0.2300 $18,400 03/28/2011 E $0.3093 $24,744 $6,344

May-11 Call NYMEX 4/30/2010 170,000 $6.10 $0.3400 $57,800 04/26/2011 E $0.0113 $1,921 ($55,879)

May-11 Call NYMEX 912812010 90,000 $4.90 $0.2500 $22,500 04/26/2011 E $0.1363 $12,267 ($10,233)
May-11 Call NYMEX 1012512010 80,000 $4.35 $0.2475 $19,800 0412612011 E $0.3480 $27,840 $8,040

Jun-11 Call NYMEX 6/1/2010 180,000 $6.90 $0.2050 $36,900 05/25/2011 E $0.0040 $720 ($36,180)

Jun-11 Call NYMEX 10/27/2010 100,000 $4.70 $0.2380 $23,800 05/25/2011 E $0.2467 $24,670 $870

Jun-11 Call NYMEX 10/29/2010 90,000 $4.75 $0.2350 $21,150 05/25/2011 E $0.2286 $20,574 ($576)

Jul-11 Call NYMEX 7/1/2010 80,000 $7.00 $0.2450 $19,600 06/27/2011 E $0.0085 $680 ($18,920)

Jul-11 Call NYMEX 8/26/2010 70,000 $5.90 $0.1850 $12,950 0612712011 E $0.0528 $3,696 ($9,254)

Jul-11 Call NYMEX 10/25/2010 80,000 $4.75 $0.2400 $19,200 06/27/2011 E $0.2885 $23,080 $3,880

Aug-11 Call NYMEX 7/30/2010 80,000 $6.75 $0.2400 $19,200 07/26/2011 E $0.0262 $2,096 ($17,104)

Au_-11 Call NYMEX 8/31/2010 70,000 $5.95 $0.2200 $15,400 0712612011 E $0.0766 $5,362 ($10,038)

Aug-11 Call NYMEX 10/25/2010 80,000 $4.95 $0.2450 $19,600 07/26/2011 E $0.2702 $21,616 $2,016

Sep-11 Call NYMEX 813112010 80,000 $5.90 $0.2750 $22,000 08/26/2011 E $0.1119 $8,952 ($13,048)

Sep-11 Call NYMEX 912212010 80,000 $6.25 $0.1650 $13,200 08/26/2011 E $0.0746 $5,968 ($7,232)

Sep-11 Call NYMEX 10/27/2010 90,000 $5.35 $0.2380 $21,420 0812612011 E $0.2072 $18,648 ($2,772)

Oct-ll Call NYMEX 913012010 120,000 $5.90 $0.2400 $28,800 09/27/2011 E $0.1520 $18,240 ($10,560)

Oct-ll Call NYMEX 1011812010 120,000 $5.50 $0.2650 $31,800 0912712011 E $0.2271 $27,252 ($4,548)

Oct-ll Call NYMEX 11412011 130,000 $6.20 $0.1900 $24,700 09/27/2011 E $0.1118 $14,534 ($10,166)

Nov-11 Call NYMEX 10/29/2010 400,000 $5.70 $0.2850 $114,000 10/26/2011 E $0.2166 $86,640 ($27,360)

Nov-11 Call NYMEX 11/17/2010 100,000 $5.60 $0.2550 $25,500 10/26/2011 E $0.2386 $23,860 ($1,640)

Call NYMEX 121212010 $80,010 ($26,740)

Call NYMEX 1/3/2011

De¢-11 350,000 $5.90 $0.3050 $106,750 11/23/2011 E $0.2286

Jan-12 240,000 $6.30 $0.3200 $76,800 1212712011 E $0.1978 $47,472 ($29,328)

Feb-12 Call NYMEX 1/31/2011 290,000 $6.35 $0.2050 $59,450 0112612012 E $0.2002 $58,058 ($1,392)

SUMMARY: 3,970,000 $1,036,220 $559,775 ($476,445)

0 n Positions - South Carolina
Re rt as of 1/31/2011 Close

Counter
h

Strike/Fixed Purchase Purchase
MMStus Trade I

p Sa th Price Price Cost/Proceeds
Trade Date Purchased Expiration

Per Month Date

NYMEX Net Value va
Market Market Value Current Market
Price Value

Mar-11 Call NYMEX 3/2/2010
Mar-11 Call NYMEX 3/15/2010
Mar-11 Call NYMEX 5/24/2010

180,000 $8 50 $0 23DO $41,400 02/23/2011 E $0 0001 $ 18 ($41,382)
100,000 $7 00 $0 3300 $33 000 02/23/2011 E $0 0001 $ 10 ($32,990)
90,000 $6 50 $0 3000 $27,000 02/23/2011 E $0 0001 $9 ($26 991

Mar-11 Call NYMEX 8/11/2010 90,000 $5 60 $0 2900 $26,10D 02/23/2011 E $0 0018 $ 162 ($25 938)
APr-11 Call NYMEX 3/31/2010 280 000 $6 20 $0 3000 $78 000 03/28/2011 E $0 0026 $676 ($77 324)
Apr-11 Call NYMEX 10/25/2010 80,000 $4 30 $0 2300 $ 18,400 D3/28/2011 E $D 3093 $24,744 $6,344
Ma -11 Call NYMEX 4/30/2010 170 000 $6 10 $0 3400 $57 800 04/26/2011 E $0 0113 $ 1 921 ($55 879)
Ma -11 Call NYMEX 9/28/2010
Mey-11 Call NYMEX 10/25/2010

90,0DO $4 90 $0 2500 $22,500 04/26/2011 E $0 1363 $ 12,267 ($ 10.233)
80,000 $4 35 $0 2475 $ 19,800 04/26/2011 E $0 3480 $27,840 $8. 040

Jun-11 Call NYMEX 6/1/2010 180,00D $6 90 $0 2050 $36 900 05/25/2011 E $0 004D $720 ($36,180l
Jun-11 Call NYMEX 10/27/2010 100,000 $4 70 $0 2380 $23,800 05/25/2011 E $0 2467 $24,670 $870
Jun-11 Calf NYMEX 10/29/2010 90,000 $4 75 $0 2350 $21,150 05/25/2011 E $0 2286 $20,574 ($576)
Jul-11 Call NYMEX 7/1/2010 80,000 $7 00 $0 2450 $ 19,600 06/27/2011 E $0 0085 $680 ($ 18,920)
Juf-11 Call NYMEX 8/26/2010
Jul-11 Call NYMEX 1D/25/2010

Aug-11 Calf NYMEX 7/3D/2010
Au -11 Call NYMEX 8/31/2010
Aug-11 Call NYMEX 10/25/2010

70,000 $5 90 $0 1850 $ 12,950 06/27/2011 E $0 0528 $3,696 ($9,254)
80,000 $4 75 $0 2400 $ 19,20D 06/27/2011 E $0 2885 $23,080 $3,880
80,000 $6 75 $0 240D $ 19 200 07/26/2011 E $0 0262 $2,096 ($ 17,1D4)
70,000 $5 95 $0 22DO $ 15,400 07/26/2011 E $0 0766 $5,362 ($ 10,038)
80 DOO $4 95 $0 2450 $ 19,600 07/26/2011 E $0 2702 $21 616 $2,016

Se 11 Call NYMEX 8/31/2010 80,000 $5 90 $0 2750 $22,000 08/26/2011 E $01119 $8,952 ($ 13,048)
Se 11 Call NYMEX 9/22/2010 80,000 $6 25 $0 1650 $13,200 08/26/2011 E $00746 $5,988 ($7,232 l
Sep-11 Call NYMEX 10/27/2010 90,00D $5 35 $0 2380 $21,420 08/26/2011 E $0 2072 $ 18.648 ($2,772)
Ocl-11 Call NYMEX 9/30/2010 120,000 $5.90 $0 2400 $28 800 09/27/2011 E $0 1520 $ 18,240 ($ 10,580)
Oct. 1 1 Call NYMEX 10/18/2010 120,000 $5 50 $0 2650 $31 BDO 09/27/2011 E $0 2271 $27,252 ($4,548)
OCt-11 Css NYMEX 1/4/2011
Nov-11 Cali NYMEX 10/2g/2010

130,000 $6 20

400,000 $5 70

$0 1900 $24,700 09/27/2011 E $0 1118 $ 14,534 ($ 10,168)

$0 2850 $ 114,000 10/26/2011 E $0 2166 $86,640 ($27,360)
Nov-11 Call NYMEX 11/17/2010 1D0,000 $5 60 $0 255D $25,50D 10/26/2011 E $0 2386 $23,860 ($ 1,640)

ec-11 at NYM X 1 /2010 350,000 90 $0 3050 1 6, 0 11/23/2011 0 2286 $80,010 ( 26,740)
Jan-1 all NY 1/3/2 11 240 000 $6 30 0 32DO $76,800 12/ 11 0 1978 47,472 ( 29,328)
ab-12

SUMMARY

at YMEX 1/31/2011 9 .ODO 6 35 $0 2050 59,4 0 D II26I2012 D02 58,058 ($ 1,392)
5 9 ( 476,445)1,036,2203,970. 000



Counter Original
Period Tool

party Trade Date

May-10 Call NYMEX 7/28/2008

May-10 Put NYMEX 7/2812008

May-10 Call ISold) NYMEX 7/28/2008

May-10 Call NYMEX 8/11/2008

May-10 Put NYMEX 8/11/2008

May-10 Call NYMEX 91412008

May*10 Put NYMEX 9/4/2008

May-10 Call NYMEX 9/5/2008

May-10 Put NYMEX 91512008

May-10 Call NYMEX 10/14/2008

May-lC Call (Sold) NYMEX 10/14/2008

May-10 Call NYMEX 10/30/2008

May-10 Call ISoldl NYMEX 10/30/2008

May-lC FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 4/27/2010

May-10 FUTURES NYMEX 4/2712010

Jun-10 Call NYMEX 7128/2008

Jun-l(_ Put NYMEX 7/28/2008

Jun-10 Call (Sold) NYMEX 7/28/2008
Jun-10 Call NYMEX 8/11/2008

Jun-18 Put NYMEX 8/11/2008

Jun-10 Call NYMEX 91412008

Jun-10 Put NYMEX 9/412008

Jun-lC Call NYMEX 9/5/2008

Jun-l(; Put NYMEX 9/5/2008

Jun-lC Call NYMEX 10/14/2008

Jun-lC Call/Sold) NYMEX 10/14/2008
Jun-lC Call NYMEX 10/30/2008

Jun-lC Call (Soldl INYMEX 10/30/2008

Jun-lC FUTURES NYMEX 5/25/2010

Jun-lC FUTURES NYMEX 512512010

Jun-lC FUTURES NYMEX 512512010

Jun-lC FUTURES NYMEX 5/25/2010

Jul-lC Call NYMEX 8/112008

Jul-lC Put NYMEX 8/1/2008

Jul-lC Call ISold) NYMEX 8/1/2008

Jul-lE Call NYMEX 8/11/2008

Jul-lC Put NYMEX 8/11/2008

Jui-lC Call NYMEX 9/4/2008

Jul-lC Put NYMEX 9/4/2008

Jul-lC Call NYMEX 9/5/2008

Jul-lC Put NYMEX 9/5/2008

Jul-lC Call NYMEX 10/14/2008

Jul-lC Call (Sold) NYMEX 10/14/2008

Jul-lC FUTURES NYMEX 6/25/2010

Jul-lC FUTURES NYMEX 612812010

Jul-lC FUTURES NYMEX 612512010

Jul-l£ FUTURES NYMEX 6/25/2010

Au_-l£ Call NYMEX 8/1/2008

Aug-l£ Put NYMEX 8/1/2008

Aug-l( Call (Sold) NYMEX 8/112008

Aug-l( Call NYMEX 8/20/2008

Aug-l( Put NYMEX 812012008

Aug-l£ Ca (Sod) NYMEX 812012008

Aug-l( Call NYMEX 91412008

Aug-l( Put NYMEX 91412008

Aug-lC 3all NYMEX 91812008

Aug-l( Put NYMEX 91512008

Aug-l( Call NYMEX 1012212005

Aug-l( Put NYMEX 1012212008

Au_-l( Call (Sold) NYMEX 1012212008

Aug-l( FUTURES NYMEX 712712018

Aug-l( FUTURES NYMEX 712712010

Aug-l( FUTURES NYMEX 71271201C

Aug-l( FUTURES NYMEX 7/27/201C

Aug-l( FUTURES NYMEX 7/27/201(;

Sep-l( Call NYMEX 812912008

Sep-l( Put NYMEX 8/29/2008

Sep-l( Put NYMEX 812912008

Sep-l( Call (Sold) NYMEX 812912008

Sop-l( Call NYMEX 91512008

Sep-l( Call NYMEX 1012012008

Sep-l( Put NYMEX 1012012008

Sap-l( Call (Sold) NYMEX 1012012008

Sep-l( FUTURES NYMEX 8/17/2018

Sep-l( FUTURES NYMEX 8/2612018

Sep-l( FUTURES NYMEX 812612018

Oct-l( Call NYMEX 912912005

Oct-l( Put NYMEX 912912005

Oct-l(Call(Sold) NYMEX 9/2912005
Oct-l( Call NYMEX 101712005

Oct-l( Put NYMEX 101712005

Oct-l( Call NYMEX 1012012005

Oct-101 Call (Sold) NYMEX 1012012005
Oct-10; FUTURES NYMEX 91271201£

Oct-10 FUTURES NYMEX 9/27/201(

Nov-10 Call NYMEX 11/3/2008

Nov-10 Carl /Sold_ NYMEX 11/3/200_

South Caroline May-2010/Februery-2011 Review

Report as of 113112011 Close

MMBtus
Strike/Fixed Purchase Purchase

Pumhased Per
Price Pdce Cost/Proceeds

Month

60,00( $9.16 $1.0090 $60,540

60,00( $6.80 ($0.3400) ($20,400)

60,00( $16.06 ($0.1400) ($8,400)

60,00( $9.35 $0.8200 $49,200

60,00( $7.00 ($0.3000) ($18,000)

60,00( $9.15 $0.6600 $39,600

60,00( $6.50 ($0.1500) ($9,000)

60,00( $9.15 $0.6600 $39,600

60,00( $6.50 ($0.1500) ($9,000)

190,00( $925 $0.5300 $100,700

190,00( $13.25 ($0.0800) ($15,200)

180,00( $10.25 $0.4100 $73,800

160,000_ $13.25 ($0.1400) ($25,200)

60,0001 $0.08 $4.2160 $0

60tO0( $0.0C $4.2160 $0

60,O00i $0.08 $4.2160 $0

60,00( $0.08 $4.2160 $0

70,000 $9.2_ $1.0090 $70,630

70,000 $6.88 ($0.3400) ($23,800)

70,000 $16.0C ($0.1400) ($9T800)

60,000 $9.48 $0.8250 $49,500

60,000 $7.0C ($0.3000) ($18T000)

70,000 $9.58 $0.6600 $46,200

70,000 $6.58 ($0.1800) ($10,500)

60_000 $948 $0.6600 $39,600

60,000 $6.5c ($0.1500) ($9,000)

200,000 $9.3_ $0.5300 $106,000

200,000 $13.0c ($0.0800) ($16_000)

200_000 $100c $0.4700 $94,000

200,000 $13.0c ($0.1800) ($36,000)

70r000 $0.08 $40510 $0

60,000 $0.0C $4.0510 $0

70,000 $0.0£ $4.0510 $0

60,000 $0.0( $4.0510 $0

50too0 $9.8£ $0.9900 $49,500

50,000 $7.0( ($0.27001 ($13,500)

50,000 $15.0C ($0.2000) ($10,000)

60,000 $9.6_ = $0.8550 $81,300

601000 $7.0( ($0.33001 ($19,800)

50_000 $9.5E $0.660(; $33,000

50,000 $8.5( ($0.1500', ($7,500)

60,000 $9.5( $0.6550 $39,300

60,000 $65( ($0.1500', ($9,000)

160,000 $9.4( $0.5658 $90_400

160,000 $13.0( ($0.1000'_ ($16,000)

50,000 $0.0( $4.861C $0

80,000 $0,0( $4,861C $6

50,000 $0,0( $4.861C $0

60,000 $0.0( $4,861£ $6

60,000 $9,9( $1,081£ $64,860

60,000 $7.0( ($02800; ($16,800)

60,000 $15.0( ($0.25001 ($15,000)

50,000 $9.1( $1.070£ $53,500

50,000 $7.0( ($0.3500; ($17,500)

50,000 $14.8( ($0.2000', ($10,000)

60,000 $10.0( $0.660( $39,608

60,000 $6.8( ($0.1500', ($9,000;

50,000 $9.9,' $0.550C $32,50(;

50,000 $6.5( ($0.1500' ($7,5001

170,000 $8.9( $0.770( $130,90C

170,000 $6.0( ($0.3000' ($51,000',

170,000 $14.0( ($0.1700 ($28,900;

60,000 $0.001 $4.675( $C

50,000 $0.00 $4 675( $(;

60,000 $0.00 $4.675( $C

50T000 $0.00 $4.675( $C

170,000 $000 $4.675( $(;

120,000 $9.30 $1.115( $133,808

40_000 $7.00 ($0.4000 ($16r000' ,

80_000 $700 ($0.4000 ($32,0001

120,000 $16.00 ($0.2000 ($24,0001

110,000 $12.80 $0.340( $37T40£

180,000 $8.50 $0.965( $173170£

180,000 $5.60 ($0.3000 ($54,000'

180,000 $13.95 ($0.2000 ($36,000'

80,000 $0.00 $3.818 ¢, $(

40,000 $0.00 $3.818( $C

180r000 $0.00 $3.818( $C

170,00(_ $9.00 $1.040( $176,80(

170,00(; $6.50 ($0.3000 ($51r0001

170,000 $15.00 ($0.2300 ($39,1001

180,00(; $10.00 $0.7000i $126_00(

180,008 $6.00 ($0.2000)i ($36,0001

260,008 $11.50 $0.5100 $132r60(

260,00(; $15.00 ($0.2000) ($52,0001

170,008 $0.00 $3.8000 $(

180,008 $0.00 $3.8000 $(

300,00C $12.25 $0.4800 $144,00(

300.00£ $16.00 ($0.1700) ($51r0001

Trlde I
Explraflon Realized Net Value Realized

Expiration Price Value Gain or (Lose)
Date

412712010 $0.00£ $0 ($60,540)

4/27/2010 $0.00( $0 $20,400

4/27/2010 $0.00( $0 $8r400

412712010 $0.00C $0 ($49,200)

4/27/2010 $0.00C $0 $18,000

4/27/2010 $0.00( $0 1539_600)

412712010 $0.00C $0 $9,000

4/27/2010 $0.00C $0 ($39,600)

4/2712010 $0.00( $0 $9,000

4127/2010 $0.00( $0 ($100,700)

412712010 $0.00( $0 $15,200

412712010 $0.00( $0 ($73r800)

412712010 $0.00( $0 $25T200

4/27/2010 $0.00( ($155,040) ($155,040)

412712010 $0.00( ($167,0401 ($167,040)

412712010 $0.00( ($137,040) ($137,040)

4/27/2010 $0.00( ($137,0401 15137,040)

512512010 $0.00( $0 ($70,630)

5/25/2010 $0.00C $0 $23,800

5/25/2010 $0.00( $0 $9,800

512512010 $0.00( $0 ($49,500)

512512010 $0.00( $0 $18,000

512512010 $0.00( $0 ($46,200)

512512010 $0.00( $0 $10,500

512512010 $O00( $0 ($39,600)

512512010 $O00( $6 $9,000

512512010 $0.00( $0 ($106,000)

512512010 $0.00( $0 $16,000

5/25/2010 $0.00( $0 ($94,000)

512512010 $0.00( $0 $36r000

512512010 $0.00( ($192,430) ($192,430)

5/25/2010 $0.00( ($176,940) ($176,940)

5/25/2010 $0.00( ($171,4301 ($171,430)

512512010 $0.00( ($146r9401 ($146,940)

612512010 $0.00( $0 ($49,500)

612512010 $0.00( $6 $13_500

612512010 $0.0001 $C $10,000

612512010 $0.000, $(; ($51,300)

612512010 $0.000 $8 $19,800

612512010 $0.000 $0 ($33r000)

612512010 $0.000 $8 $7,500

612512010 $0,000 $C ($39,300)

612512010 $0.000 $C $9_000

612512010 $0.000 $C ($90r400)

612512010 $0.000 $£ $16r006

612512010 $0.000 ($106,950' ($106,9501

612512018 $0.000 ($128,340; ($128,3401

61251201(; $0.000 ($81,950' ($81,9501

6/25/2018 $0.000 ($98,340' ($98,3401

7/27/2018 $0.000 $£ ($64,8601

7/27/2018 $0.000 $( $16r800

71271201(; $0000 $£ $15,000

71271201(; $0.000 $£ ($53p5001

71271201(; $0.000 $£ $17r500

712712018 $0.000 $( $10,000

7/27/201C $0000 $C ($39,6001

7/27/201£ $0.000 $( $9,008

7/27/201C $0000 $( ($32,5001

• 71271201£ $0.000 $( $7_508

71271201£ $0.000 $( ($130,900',

71271201 £ $0.000 $( $51 _00C

71271201£ $0.000 $( $28,908

71271201£ $0.000 ($139,5001 ($139,5001

7/27/201( $0.000 ($116T2501 ($116,2501

7/27/201E $0.000 ($109,5001 ($109,5001

71271201£ $0.000 ($91,2501 ($91,2501

7/27/201C $0.000 ($225,2501 ($225,250',

81261201( $0.000 $( ($133,800;

81261201£ $0000 $( $16,00£

81261201( $0.000 $( $32r00£

81261201£ $0.000 $( $24r00£

8126/201£ $0.000 $( ($37,400'

81261201( $0.000 $( ($173,700'

81261201( $0.000 $( $54_00£

81261201( $0.000 $( $36_00(

81261201( $0.000 ($254,484), ($254,4841

81261201( $0.000 ($127r242), ($127,2421

81261201( $0.000 ($320,590) {$320,5901

91271201( $0.000 $0 ($176,8001

91271201( $0.000 $0 $51,00(

91271201( $0.000 $0 $39,10(

91271201( $0.00C $0 ($126,0001

91271201( $0.008 $0 $36,00(

91271201( $0.00(; $0 ($132_6001

91271201( $0.008 $0 $52,00(

91271201( $O.OOC ($459,000) ($459,0001

91271201( $0.008 ($396,000) ($396,0001

101261201( $0.0008 $0 ($144,0001

10/26/201( $0.008 $0 $51,00(

Fees

9300:

9300

93.00

93.00

93.00

93.00

93.00

93.00

93.00

294.50

294.50

279.00

279.00

186.00

186.00

186.0U

186.00

108.50

108.50

108.50

93.0o

93.00

108.50

108.50

93.00

93.00

310.0u

310.0u

310.00

310.00

217.00

186.00

217.00

186.00

77.5u

775u

77.50

93.00

93.0u

77.50

77.5u

93.00

93.0u

248.0u

248.00

155.0u

186,0u

155.00

186.0_J

93.0'_

93.0_J

93.0'_

77.5_J

775_J

7750

93.00

93.0_

775(,

77.5_,

263.5_,

263.5_,

263.5_,

186.0_,

155 0_,

186.0_,

155.0_,

527.0=`

186.0=.

62.08

124.0£

186.0£

170.5C

27908

279.0(

279.0(

248.0(

1240(

558.0(

263.5(

263.5(

263.5(

2790(

279.0(

403.0(

403.0(

527.0(

558.0(

465.0(

465.0(

South Caronna May.2010IF hnwry-Bot t Rodaff
Ro ortas of lala011 CI

Pallas Tool

M -10 0
M -10 P I

M F 10 0 9 6
M F 10 0
M -10 P
M -10 0 a

M -lop I

M .1D 0 1

M -IDP I

M -10 Cal
M -10 0 9 Sold

NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX
NYMEX

7I25I2008
7I28I2008
fl2BI20DS
BII II2008
BII II2008

9I~I20D
9I4I200
9I5I200
9I5I200

10/14I2W
loi14I200

cou t coot
IMrtlr Tr d C M

MMSI ~
PuretMsad Psf

M th
60 00

60 00
60 00

60 000
60 000
60 000
6D ODD

60 000
60 000

190 000
190 000

ShthelFI*W
PrMe

10

00
80

35
00
15
50

9 15
8 50
9 25
3 25

Purchase
Poco

$ 1 0090
$0 3400

50 8200
$0 1400

$0 3000
$ 0 6600

$0 1500
$ 0 6600

$0 1500
to 5300

$0 0800

Pnfch»
Costlprooaada

$60 540
$2D 400

$49 20
$8 400

~00$ 1

9 60
DOO

9 60
DQQ

$ 1 0 7DO

$ 15 200

T der
Espthsson

Gal

I2010
4i2 I2010

4I2 I2010
I2010

l20104i27
12010al27
I201D4i27
l20104ITT
l20104I27

010l2~i27
l20104I27

Expires
r doe

D 000
0 000

0 000
OOW

0 000
0 000
0 000
0 000
0 000
0 000
0 000

Realhed
U lhn

$60 540

549 200
$ 18 000

$39 600

320 400
$ 8 400

$9 000
$39 600

$9 WO
$ 100 700

$ 15 200

NM Value Re 0 d
Ge In or those)

Foes

9 00

9 00

9 00

9 00

9 OD

93 00
93 00
93 0
93 0

294 50
2 450

M 100
M .10 Call Sold
M 10 FUTURES
MH .10 FUTURES
MR -10 FUTURES
M 10 FUTURES
J .1 CB
J -lop
J -loess 6 Io

J 10 Call
J .10 P
J 100
J -10 P
J -10 Call
J .10 P
J n-10 Cali

NYMEX
NYM X

NYM X

NYM X

NYM X
NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

TI28I
12 BI

00
00

I I U2 00
it u
9I4I
9I4I
QI I

00
00
00
008

10 14I
008
008

IOI30I200
IQI30I2W

01 D4I27I2
4I27I2 01 D

4I27I2010
4I27I2010
ji28I2DO

180 000
180 000
60 000
6D 000
60 000
60 000
70 000
70 000
70 000
60 000
60 000
70 ODO

70 000
60 000
60 000

200 000

0 25
3 25
00
D 00
0 00
00
9 25

6 00
94
70
95
6 50
9 40
6 50
9 35

$0 4100
$0 1400

4 2160
4 2160
4 2160
4 2160
I OD90

$0 3400
$0 14W
$0 825D

$0 3000
$0 6600

$0 1500
$0 6600

$ 0 1500
$0 5300

$73 SDO

$25 200
$0

$0

$ 70 630
$23 800

$9 800
$49 500

$ 18 OOD

$46 200
$ 10 50D
$ 39 600
W OOD

3 I D6 OW

4I27
4i27
4I27
4I2
4I2
4I2
5I2

010
Dl0
010
DID

DID
Dl0
010
010

5I2DI 0
5I2010

5I2

5I25I2010
5I25I2010
5I25I2010
5I25I2010
I25I2010
I25I2010

0 000
0 000
0 000 $ 155 040
0 000 $ 167 040
0 WO $ 137 040
0 000 $ 137 040

WO

$0 000
$0 000

0 OOD

$ 73 800
$25 200

$155 040
M 67 040
5137 040
M 37 040

$ 70 630
$ 23 800

$ 9 80
$ 49 500
$ 18 000

$ 46 200
$ 10 500

$ 39 600
$ 9 00

5106 DQD

2 9 DO

2 900
6 DO

86 00
Ss 00
86 00
0 50
08 50
08 50
93 00
93 00

109 50
108 50
93 00

10 00

J .10 Can S Id

J .10 Call
J n.lo Call 5 ld

J 10 FUTURES

NYMEX
NYMEX
NYMEI(
NYMEX

10 14I
IQI Ol

loi QI

5I 5I

00
00
008
01

200 000
200 000
200 000

70 ODD

3 00
0 DO

3 00
0 00

$ 0 0800
$0 4700

$ 0 U!00
4 0510

$ 16 000
584 000

$ 36 000
$ 0

I25I2DI 0
l25I2010
I25I2010
I25I2010

0 OOD

0 OOD

0 000
0 OOD $ 192 430

$ 16 000
$ 94 000
$ 36 000

$ 192 430

0 00
0 00
0 00

17 DO

Ju .10 FUTURES NYM X 5I25I 010 so ooo 0 DO 4 051 I 010 0 OOD $ 176 940 $ 176 940 86 00

Ju -10 FUTURES
J .10 FUTURES
J 1100
J I-ion t
J 1-10 0 5 6 Id

J 1100
J 110 P I

J 1-100 9

J 110 P I

J 1100
J 1-10 P
J ~ 1-10 0 9

J 1-10 Caa Sold

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

NYMEX
J 1-10 FUTURES
J ~ 1-10 FUTURES

NYMEX
NYMEX
NYM X

NYM X

NYM X

A IOP
A -100 9 6*id
A -100 9

A ~ 1DP \

NYM X

NYM X

NYM X

NYM X

J ~ 1-10 FUTURES
J 1-10 FUTURES

A -10 C*a

5I25I
5I25I

BIU

010
010
008

BI I ODB

BI2DI2DO

SI20I DO

SIII2008
SIU2008

BIIU2008
SII U2008
9I4I2009
9I4I2008
9IBI2008
SIBRQOS

IOII4I2008
loi14I2008
6I2 f2010
si2 l2010

0106i2 l2
6I2 I2010

008SI l2
009Bl l2

70 WO
0 000
0 WO
0 000
0 000
0 000
0 DOO

0 000
0 OOD

0 000
0 000
0 000

1 000
0 00
0 ODD

0 000
60 00
60 00
60 00
60 000
50 000
50 ODD

0 00
0 00
9 80

00
00
65
00
50
50
50
50
40

3 00
0 00
0 00
0 00
0 00
9 90
7 00

$ 15 00
9 10
7 00

4 051
$4 0510

0 9900
$ 0 2700
$ 0 2000
$0 Sseo

SD 3300
$0 6600

$0 1500
$0 6550

$0 1500
$0 5650

$0 1000
4 8610
4 Seto
4 8610
4 8610
1 0810

$0 2800
W 2500
$ 1 0700

$ 0 350D

$ 49 500
$ 13 500
$ 1D 000

$ 51 300
519 SDO

$33 000
$ 7 500
$39 300
SS OOO

$90 400
$ 16 000

W48
$ 16 800
$ 15 000
$ 53 50

$ 17 500

I 010
5I 0 0

I 0D
IOD
loo
IOD

I2

I2

l2
l2

IDQ
I 01
I 01
I 01
I201
I2010
I2010
I2010
I2010

6i25I20 D

6I25I20 0
TITTRO 0
7I27I20 0
7I27I2010
7I27I2010
7I27I2010

0 000
0 000
0 000
0 000
0 000
0 000

WB 340

0 000 $ 171 43D

0 000 $ 146 940
0 000
D 00
0 00
0 00
0 000
0 000
0 000
0 OW
0 000
0 000
0 000
0 OW $106 950
0 000 $128 340
0 000 $ 81 950

5171 430
$ 146 940

$49 500
$ 13 500
510 000

3 ~ I 30D
$ 19 BW

$ 33 000
$ 7 500

$39 300
$9 000

$90 400
$ 16 DOO

S OS OSO

$ 28 340
81 950
98 340
s4 860
$ 16 800
$ 15 000

$ 53 5DO

$ 17 500

7 00
186 00

77 50
77 50
77 50
93 00
93 00
77 50
77 5D

93 00
93 00

248 00
248 OD

155 00
156 OD

15 0
1860

9 00
93 0
93 0
77 0
77 0

NYM X

NYM X

NYM X

NYM X
N YMEX
NYM X
NYMEX
NYMEX
NYMEX
NYMEX

NYMEX
NYMEX

FUTURES
0 Call
0 PM
OP I

NYMEX
NYMEX
NYM X

NYM X

0 Call Sold
oc 9

0 Cali
e .10 Pul

NYM X

NYM X

NYM X

NYM X

10 Call Sold
Sa .10 FUTURES
6 10 FUTURES

0 FUTURES

NYM X

NYM X

NYM X

NYM X

0 I

C I-

0 t

OC
OP I

00 9 sold

NYM X

NYM X

NYMEX

0 I

0 t
oc e

OP I

NYMEX

NYM X

Cct-10 Call
C t-10 Call Sokl

NYM X

NYM X

Cct-1D FUTURES
Ccl-10 FUTURES
N -10 0 9

N -10 Call Sold

NYM X

NYM X

NYM ji
NYMEX

A 0 0 II 6 Id

A ~ D Call
A -Dpl
A . 0 call
A -Dnt
A 0 Call
A .10 P I

A I Caa Sold
Au .1D FUTURES
A 1 FUTURES
Au -I FUTURES

FUTURES

7I27I2 01
01TI 7I2

7I 7I2 01
7I27I2 01
ii27I2
BI29I
BI29I
BI29I

01
00
00
008

BI29i
9I5I

10I20I
10I20I

008
008
00
00

OI210I2 009
01II2Sil
010BI26I2
01BI26I2

9I2009I2
9I2009I2
9I2009i2

OI7I200
OD10I712

IQI20I200
IQI20I200
9I27I2010
9I27I201 ~

1 U3I2008
1U3I2008

BI20I200
9I4I2
QI412

9I5I2
9I5I2

10I22I2
IQI22I2
\OI22I2

5D ODD

60 000
60 000
50 000
50 OW

170 000
170 OW
170 000
60 000
5D 000
60 000
50 DOO

170 000
120 000
40 000
80 DOO

120 DOO

110 000
180 DOO

0 000
1 0 000

0 000
0 000

I OWO
1 0WO
1 QOQD

1 0000
0 000

I DODD

260 000
260 000
17D 00
1 8D 000
300 000
300 ODO

$ 4 SD

$ ODD

6 50
9 95
5 SO

60
5 40

00
00
0 00

$0 00
50 ljo
W 30
$7 00
$ 7 00

$ 16 DO

$ 12 80
$8 50
$ 5 60

$ 13 95
$ 0 00

5 00
$6 50

$ 1 00
$ 1 00

$ 00
$ 1 50
$ 1 00

$0 00
BD 00

$ 12 25
$ 16 00

$0 20DO
$ 0 6600

$0 15DO

$0 6500
$0 15DO

$0 7700
$0 3000
$0 1700

4 6750
4 675D
4 0750
4 6750
4 675D
I 1150

50 4000
BD 4 000
$ 0 2000
$0 340
$0 9630

SD 3DOO

$ 0 2DOO

3 8189
3 8169
3 8189
1 0400

$0 3DQD

$0 2300
$0 TQW

$0 2000
$ 0 5100

$0 2000
$ 3 8000
$ 3 SDOO

$ 0 4800
$0 1700

$ 10 000
$39 6DO

$ 9 000
$ 32 500
$7 500

$ 130 900
$51 DQO

$28 90

$133 800
$ 16 OOD

$ 32 000
$24 000
$ 37 400

$173 700
$54 000
$36 ODD

$0

50
$ 176 800
$ S1 000
$ 39 1W

$ 126 000
$ 36 000

$ 132 60
$ 52 DOO

$ 144,000
$ 51 000

7I27I2010
jl27I2010
7I27I2D10
TI27I2DIQ
7I27I2DI 0
7I27I2010
7I27I2010
7I27I2010
7I27I2010

0 000
0 000
0 WO
0 000
0 000
0 000
0 OOD

0 OOD

0 WD $ 139 500
7I2 I2010
7I27I2010
7I2 I2010
7I27I2010
SI26I2DIQ
BI26I2010
BI26I2D10
BI26I201D
BI26I2010

I26I2DIQ
l2
l2

0 000 5116 250
0 OOD $ 109 500
0 000 $91 250
0 OOD $ 225 25
0 000
0 000
0 000
0 00
D 00
D 00
D 00
DODO

l2
l2

l2

QI2

9I2
9i2
9I2
9i2

0 000
0 000
OOW
0 000
OOW
0 000
0 DOO

0 000
0 000

0 $0 000
0 000

$254 484
$ 127 242
$320 590

$459,000
9I2 010 0 DOO $396 DOO

010 $ D 00001 oi2
$0 00010126I2010

$2

53

4 484
7 242
0 590
6 SDD

1 WO55
9 100

6 000$ 12

$ 132 600
$ 52 000

$459 000
$ 396 ODD

$ 144 000
$51 000

$ 10 OOD

$ 39 600
$ 9 000

$ 32 500
57 50

5130 900
551 00
$29 90

$139 500
$ 116 250
$ 109 500

$ 91 250
5225 250
$ 133 800

$ 16 000
532 000
$24 000

$ 37 400
3 700$ 17

54 000
36 000

77 0
93 0
93 0
77 0
77 50

263 5D

263 50
263 50

155 W
186 W
1 500
527 00
1 600
62 00

1 400
1 600
1 D50
2 900
2 900
2 90D
248 00
124 00
558 00
263 5

263 5

263 5
279 00
279 DO

403 00
403 00
527 DO

558 00
465 DO

465 0



Period Tool Counter Original

party Trade Date

Nov-l( Call NYMEX 111412000

Nov-l( Call NYMEX 3/17/2010

Nov-l( Call NYMEX 313112010

Dec-l( Call NYMEX 121112009

Dec-lC Call NYMEX 311012010

Oec-lC Call NYMEX 3/30/2011

Dec-lC Call NYMEX 811112010

Jan-11 Call NYMEX 1128/2010

Jan-11 Call NYMEX 2/24/2010

Jan-11 Call NYMEX 3/24/2010

Jan-11 Call NYMEX 711412010

Jan-I 1 Call NYMEX 812012010

Feb-11 Call NYMEX 1/29/2010

Feb- 11 Call NYMEX 2/23/201(

Feb-11 Call NYMEX 3/2412010

Feb-11 Call NYMEX 7/14/2010

Feb-11 Call NYMEX 8/17/2010

SUMMARY:

South Carolina May-2010/February-2011 Review

Report as of 1/3112011 Close

MMBtus
Strike/Fixed Purchase

Purohased Per
Pdce Pdce

Month

20,000 $8.85i $0.330c

100,000 $6.7_ $0.207c

110,000 $6.4( $0.185E

280,000 $9,0( $0.360£

130,000 $7.1_ $0.220C

140,000 $62£ $0.305C

140,000 $5.5C $0.180C

150,000 $9.2C $0,2600

150,000 $7.6_ $0,3650

160,000 $66C $0.3320

150_000 $6.6C $0.2000

150,000 $5,3C $0,2570

120,000, $9,35 $0,2640

120,00( $7.75 $0,3850

110,00( $6,85 $0.3100

120_00( $6.80 $0,2050

120,00( $585 $0,2150

11,570,00C

Trade I
Purchase

Cost/Pro¢seds Expiration PHce
Date

$6_600 10/26/201C $0.000

$20,700 10/26/2010 E $0,000

$20,350 1012612010 E $0.000

$100,800 1112312010 $0,000

$28,600 11/23/2010 E $0,000

$42,700 11/23/2010 E $0.000

$25,200 11/23/2010 E $0.000

$39_000 12/27/2010 E $0,00(

$54_750 12/2712010 I $000(

$53r120 12/27/2010 E $0.00(

$30,000 12/27/2010 E $0.00(

$38,550 12/27/2010 E $0,00(

$31,680 01/26/2011 E $0.00(

$43,800 0112612011 E $0,00C

$34,100 01/26/2011 E $0.00C

$24,600 01/26/2011 E $0,00C

$25,800 01/26/2011 E $0,00C

$2,047,980

ExplraUon Realized Net Value Realized
Fees

Value Gain or(Lose)

$C ($6,8001 31.0_

$C 4520,7001 155.0_

$C ($20r3501 170.5_

$C ($100_8001 434.0n

$C ($28,600) 201.5_

$C 4542,700 217,00

$C ($25_2001 217.0_

$0 ($39,000) 232.50

$G ($54,750 232.50

$G ($53T120) 248.00

$G ($30_000 232.50

$0 ($38r550) 232.50

$0 ($31,680) 18800

$0 ($43,800 186.00

$0 ($34,100) 17050

$0 4524,600 18600

$0 ($25,800) 186.00
($3,938,546) ($5,986,526) 20,661.50

South Caresse May-sstgrpebrwry-1st I Rad
Re od \ of IMI/2011 Clem

Pod d 7 ol Co t
Poltlf

D 1st
Tr d IMM

MMht
Pulohosod Pa

MosM

SINNMFI d
Pd ~

PU arMM
Pries

P bee
COMPwoHO~

T 4 I
Espllstlsh E*pl tlo

Pd
RMlhed

V luo
NM V I Realised

Gals ot JLM 3
Fees

N -10
N .I
N -I
D -10

0
0
0 I
0*II

D 4-10 Call
D a-10
D I'10

Call
0 I
CallJ -11

N YMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYMEX
NYM X

NYM X

I li4I2009
3I17I20ID
3I31I2010
2ill2009
IIOI2010
I30I2010
N V2010
l28I2010

20 000
100 000
110 000
280 000
130 00
140 00
140 DOO

150 000

8 85
75
40
00

0 3300
0 2070
0 1850
0 3600
0 2200
0 3050
0 1800
0 2600

00
00

IOI26I2010
10/26I2010 E
IDI26I2010 E

3 0

252 0
390 0

I II2
12I2

I2DIO E
I2010 E

0 I II23I2010
11I23I2DI0 E
I V23I2010 E

0 000
0 000
0 000
0 000
0 OM
00 0
DO
0 00

3 0700
30 5D

31 00
3 00
3 OD

3 00
5 MO

31 00
155 0
170 50
434 OD

201 50
217 00
217 00
232 50

Ja -11

J -11
J ~ 11

0 9

Call
0

NYM X

NYM X
NYM X

124I2010
I24I 010
114I 01

150 000
160 000
150 DOO

6 60
0 36SO
0 332D
0 2000

547 0
31 0
D 000

1 2I2
12I2
12I2

ITDI 0
I2010
l20 0

0 000
0 OOD

0 DOO

3547 0
3 I 0
3 00 0

232 50
248 M
232 50

J -11 0
F 1.11
Feb.l I
F bll
F b 11

0
Call
0 I
0
CallF I ~ 11

SUMMARY

NYM X

NYM X

NYM X

NYM X

NYM X

NYM X

i20I 010
I29I2DID
i23I2010
24I2010

N4I2010
SI17I2010

150 000
I 0000
I 0000
I 0 000
I DODO

I 000
11 5 0 000

5 30
9 35
7 75
8 85
6 80

35 85

0 2570
D 2M 0
0 3650
0 3100
0 2D50
0 2150

85 0
6 0

3 80D
34 10
24 600
25 800

32 047 98D

7I12I2
SIDII2

0 0
011

0 1 I

OU
6I 011

0 1

0 1 I

0 I I

0 ISI2
0116I2

0 MO
0 000
0 DOO

0 000
0 000
0 000

33 938 546

85 0
6 0

43 800
34 100
24 600
2S 800

35 86 526

232 50
186 00
186 00
170 50
156 OD

186 00
20 061 5D


